| 
q 
| 
| 
| 
| 
| 


Journal of Forecasting, Vol. 19, iti-vi (2000) 


Contents 


Volume 19, Issue Nos 1-7 
JOURNAL OF FORECASTING 


/ssue No. 71, January 


Forecasting an Aggregate of Cointegrated Disaggregates: 7. F. Clark 


Detection of Outliers and Level Shifts in Time Series: An Evaluation of 
Two Alternative Procedures: K. Vaage 


Forecasting for the Generation of Trading Signals in Financial Markets: 
K. Lam and K. C. Lam 


The Accuracy of IMF and OECD Forecasts for G7 Countries: J. Pons 


Pre-recession Pattern of Six Economic Indicators in the USA: 
V. Keilis-Borok, J. H. Stock, A. Soloviev and P. Mikhalev 


/ssue No. 2, March 


Measuring the Probability of a Business Cycle Turning Point by Using a 
Multivariate Qualitative Hidden Markov Model: S. Gregoir and F. Lenglart 


Linear Combination of Restrictions and Forecasts in Time Series Analysis: 
V. M. Guerrero and D. Pena 


High-frequency Markov Switching Models in the Foreign Exchange 
Market: /. W. Marsh 


A Comparison of Approximate Bayesian Forecasting Methods for Non- 
Gaussian Time Series: A. Settimi and J. Q. Smith 


23 


39 


53 


65 


81 


103 


123 


135 


Indexed or abstracted by ‘Anbar Abstracts’, ‘CAB Abstracts’, ‘COREJ’, ‘Cambridge Sci. Abstracts’, ‘Current Contents/Health Services Admin.’ 
‘Current Contents/Social & Behavioral Sciences’, ‘Current Index to Statistics’, ‘Executive Sciences Inst.’, ‘Int. Abst. in Operations Research’ 
‘Management Contents’, ‘Operations Research Management’, ‘Public Affairs Info. Service Inc’, ‘Quality Control & Applied Statistics’, ‘Research 


Alert’ (Institute for Scientific Information-IS!), ‘Social Sciences Citation Index (ISI)’, ‘Sociological Abstracts’, ‘Statistical Theory & Method 
Abstracts’, ‘VINITI-USSR Acad. of Sciences’ 


ili 


1 
|_| 
= 
|_| 

4 
|| 
| 
| 


iv Journal of Forecasting 


/ssue No. 3, April 


International Transmission Mechanism of Stock Market Movements: 
Evidence from Emerging Equity Markets: G. Soydemir 


Neural Networks and the Multinomial Logit for Brand Choice Modelling: 
A Hybrid Approach: Y. Bentz and D. Merunka 


Neural Network Versus Econometric Models in Forecasting Inflation: 
S. Moshiri and N. Cameron 


Predicting Bankruptcy Using Recursive Partitioning and a Realistically 
Proportioned Data Set: 7. £. McKee and M. Greenstein 


/ssue No. 4, July 


Special Issue on 
Density Forecasting in Economics and Finance 
Editor: A. Timmermann 


Editorial: Density Forecasting in Economics and Finance: A. Timmermann 
Density Forecasting: A Survey: A. S. Tay and K. F. Wallis 


Evaluating the Forecast Densities of Linear and Non-linear Models: 
Applications to Output Growth and Unemployment: /. P. Clements and 
J. Smith 


Modelling the Absolute Returns of Different Stock Indices: Exploring 
the Forecastability of an Alternative Measure of Risk: C. W. J. Granger 
and C.-Y. Sin 


A Quantile Regression Neural Network Approach to Estimating the 
Conditional Density of Multiperiod Returns: J. W. 7ay/or 


Conditional Density and Value-at-Risk Prediction of Asian Currency 
Exchange Rates: S. Mittnik and M. S. Paolella 


Kernel-based Multistep-ahead Predictions of the US Short-term Interest 
Rate: J. G. De Gooijer and D. Zerom 


Forecasting Time-dependent Conditional Densities: A Semi-non- 
parametric Neural Network Approach: C. Schittenkopf, G. Dorffner and 
E. J. Dockner 


Predicting Daily Probability Distributions of S&P500 Returns: A. S. 
Weigend and S. Shi 


149 


177 


201 


219 


231 


235 


255 


299 


313 


335 


355 


375 


| 
| : 
ets | 
| 
{ 
q 


Journal of Forecasting 
/ssue No. 5, September 


Selection and Estimation of Component Models for Seasonal Time 
Series: J. Haywood and G. T. Wilson 


Energy Consumption, Survey Data and the Prediction of Industrial 
Production in Italy: A Comparison and Combination of Different 
Models: D. J. Marchetti and G. Parigi 


The Use of Canonical Correlation Analysis to Identify the Order of 
Multivariate ARMA Models: Simulation and Application: 
E. M. M. Toscano and V. A. Reisen 


A Note on Aggregation, Disaggregation and Forecasting Performance: 
A. Zeliner and J. Tobias 


/ssue No. 6, November 


Revisions in Analysts’ Earnings Forecasts: Evidence of Non-linear 
Adaptive Expectations: D. P. Mest and E. Plummer 


Forecasting and Trading Strategies Based on a Price Trend Model: J. W. C. 
Kwan, K. Lam, M. K. P. So and P. L. H. Yu 


Forecasting Volatility of Emerging Stock Markets: Linear versus Non- 
linear GARCH Models: S. Gokcan 


Can Forecasters Forecast Successfully? Evidence from UK Betting 
Markets: L. Vaughan Williams 


Evidence for the Selection of Forecasting Methods: VV. Meade 


/ssue No. 7, December 


Economic and Statistical Measures of Forecast Accuracy: C. W. J. Granger 
and M. H. Pesaran 


Modelling a Traffic Network with Missing Data: MV. £. Whitlock and C. M. 
Queen 


Testing for Statistical and Market Efficiency When Forecast Errors Are 
Non-normal: The NFL Betting Market Revisited: (/. Cain, D. Law and D. A. 
Peel 


Effect of Regressor Forecast Error on the Variance of Regression 
Forecasts: L. J. Tashman, T. Bakken and J. Buzas 


561 


393 

419 

441 
457 
467 
485 
499 
505 
515 
i 537 
| 

575 

| 

587 

; 


Journal of Forecasting 


Author Index 


Keyword Index 


Volume Contents 


601 
ii 
q 


